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Dec99 (%)GL 
Factor 12/31/99 



Advertising 


Interpublic Group Cos. Inc. 


0.13% 


22.74% 


Aerospace /Defense 


Boeing Co. 


1.31% 


Z00% 


Air Transport 


AMR Corp 


0.99% 


10.06% 


Apparel 


VF Corporation 


0.31% 


1.15% 


Auto & Truck 


Ford Motor Company 


1.55% 


5.57% 


Auto Parts OEM 


Delphi Automotive Systems 


0,33% 


-0.987o 


Auto Parts OEM 


Magna International Inc. 


0.33% 


-3.00% 


Auto Parts Replacement 


Genuine Parts Co. 


0.12% 


-2,63% 


Auto Parts Replacement 


Tenneco Automotive Inc. 


0.12% 


18.25% 


Bank 


Bank of America Corp. 


2.25% 


-13507o 


Bank 


Chase Manhattan Corp. 


2.25% 


057% 


Bank 


Wells Fargo Company 


2.25% 


-13.04% 


Bank 


Bank One Corp. 


1-70% 


-8.03% 


Beverage (Alcoholic) 


Seagram Co. Ltd. 


0.65% 


2.73% 


Beverage (Soft Drinks) 


Coca-Cola Co. 


0.73% 


-13.46% 


Building Materials 


Masco Corp. 


0.27% 


0,00% 


Cable TV 


Comcast Corp. 


0.13% 


11.89% 


Cement & Aggregates 


Lafarge Corp, 


0.19% 


2.31% 


Chemical - Basic 


Du Pont (E.I.) de Nemours 


0.77% 


10.83% 


Chemical Diversified 


Minnesota Mining & Mfg Co 


0,78% 


2,427o 


Chemical Specialty 


Rohm & Haas Co. 


0.78% 


13.12% 


Computer and Peripherals 


International Business Machines Corp. 


2.25% 


4.67% 


Computer and Peripherals 


Hewlett-Packard Co 


1.21% 


20.06% 


Computer Software &; Services 


Microsoft Corp. 


2.25% 


28,23% 


Computer Software & Services 


Electronic Data Systems 


0.24% 


4.08% 


Diversified 


Tyco International Ltd. 


1.87% 


-2,62% 


Drug 


Merck & Co., Inc. 


2.25% 


-14.25% 


Drug 


Bristol-Myers Squibb Co. 


0.14% 


-12,07% 


Drug 


Pfizer Inc. 


0.14% 


-11.43% 


Drugstore 


Walgreen Co. 


0.33% 


0.43% 


Educational Services 


Sylvan Learning Systems Inc. 


0.05% 


-1.42% 


Electric Utility Central 


Texas Utilities Co. 


2,17% 


0.98% 


Electric Utility East 


Southern Co. 


2.25% 


0.53% 


T^l * * y Ta"l** "ff~*» * 

Electric Utility East 


Duke Energy Corp. 


0,46% 


-1.11% 


tlectnc Utility West 


1 O&li Corp. 


1.07% 


-7.04% 


Electrical Equipment 


iJenerai clectnc L.ompany 


2.16% 


19.24% 


Electronics 


jL/o umpiuisc \_orp. 


U./O /o 


4i.U4 /o 


Entertainment 


Wall L/isney \mcigs^ v^o 


/o 


A Q'iO/ 


Entertainment 


Viacom Inc. 


U.14 /o 


zl.4o /o 


En V i ronmen tal 


Waste Management Inc. 


U.Z/ /o 


1 AQO/ 

1.4o /o 


Pinan^'ial ^ptvi^'pc P^v(>rQiHpd 




X.i^ /o 


*k./. f. to 


Financial Services Diversified 


Citigroup Inc. 


2.25% 


3.36% 


Financial Services Diversified 


American Express Company 


0.53% 


10.03% 


Financial Services Diversified 


Loews Corp. 


0.53% 


-5.18% 


Food Processing 


Unilever N.V. 


1.68% 


0,00%. 


Food Wholesalers 


Supervalu Inc. 


0.16% 


Z89% 


Furniture/ Home Furnishings 


Leggett & Piatt Inc. 


0.20% 


0.007o 


Gold /Silver Mining 


Barrick Gold Corp. 


0.27% 


-1.74% 


Grocery Store 


Albertson's Inc. 


0.63% 


0.78% 


Healthcare Information Systems 


IMS Health Inc. 


0.06% 


15.387o 


Home Appliance 


Whirlpool Corp. 


0.12% 


6.66% 


Homebuilding 


Centex Corp. 


0.27% 


4.12% 



Figure 10a 
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Hotel /Gaming 


Park Place Entertainment Corp. 


0.48% 


-2.91% 


Household Products 


Procter &: Gamble Co. 


079% 


1.45% 


Industrial Services 


Autonation Inc. 


0.64% 


-0-677o 


Insurance - Life 


AXA Financial Inc. 


1.09% 


1.19% 


Insurance - Property & Casualty 


Berkshire Hathaway Inc. 


2.25% 


-1.887o 


Insurance - Property &; Casualty 


Allstate Corp. 


2.05% 


-8.11% 


Internet 


At Home Corp. 


0.65% 


-U-60% 


Machinery 


Caterpillar Inc. 


1.16% 


1.48% 


Manufactured Housing / RV 


Clayton Homes Inc. 


0.10% 


-9.667o 


Maritime 


Alexander & Baldwin Inc. 


0.07% 


0.27% 


Medical Services 


Aetna Inc. 


1.63% 


2.17% 


Medical Supplies 


Johnson & Johnson 


1-83% 


-10.12% 


Metal Fabricating 


Illinois Tool Works 


0.34% 


4-62% 


Metals & Mining 


Alcoa Inc. 


0.70% 


26.72% 


Natural Gas Distribution 


KeySpan Corporation 


0.41% 


-9-29% 


Natural Gas Diversified 


Enron Corp. 


1-09% 


16-587o 


Newspaper 


Gannett Co. Inc. 


0-55% 


14.27% 


Office Equipment & Supply 


Xerox Corp. 


0.60% 


-16.39% 


Oilfield Services 


Schlumberger Ltd. 


1,10% 


-7.247o 


Packaging & Container 


Crown Cork & Seal Co. Inc. 


0.38% 


9-827o 


Paper <St Forest Products 


International Paper Co. 


1.52% 


7-92% 


Petroleum Integrated 


Exxon Mobil Corp. 


2-25% 


1.58% 


Petroleum Integrated 


Royal Dutch Petroleum Company 


2.25% 


4.42% 


Petroleum Integrated 


Chevron Corporation 


1.01% 


-2.19% 


Petroleum Producting 


Burlington Resources Inc. 


0.33% 


-1.26% 


Precision Instrument 


Eastman Kodak Co. 


0.37% 


7-077o 


Publishing 


McGraw-Hill Companies Inc. 


0.23% 


8-71% 


Railroad 


Burlington Northern Santa Fe Corp. 


1.25% 


-15.97% 


Recreation 


Carnival Corp. 


0.61% 


8.36% 


REIT 


Equity Residential Props TR 


0.61% 


8.11% 


Restaurant 


McDonald's Corp. 


0.61% 


-11.87% 


Retail Building Supply 


Home Depot Inc. 


0.59% 


30.23% 


Retail Special Lines 


Toys R US Inc. 


1.05% 


-18-21% 


Retail Store 


Wal-Mart Stores Inc. 


2.25% 


20.04% 


Retail Store 


Penney (j.C) Co. 


0.21% 


-10.64% 


Securities Brokerage 


Morgan Stanley Dean Witter & Company 


1.87% 


18.34% 


Semiconductor 


Intel Corp. 


2.25% 


7.33% 


Semiconductor 


Motorola Inc. 


0.09% 


26.29% 


Semiconductor Capital Equipment 


Applied Matericds Inc. 


0.20% 


30.02% 


Shoe 


Nike Inc. 


0.17% 


8.01% 


Steel (Integrated) 


USX-U.S. Steel Group Inc. 


0-20% 


30.37% 


Steel General 


Nucor Corp. 


0.207o 


8.93% 


Telecommunications Equipment 


Lucent Technologies Inc. 


1-22% 


1.35% 


Telecommunications Service 


AT&T Corp. 


2.25% 


-8.67% 


Telecommunications Service 


Bell Atlantic Corp. 


2.25% 


-3.48% 


Telecommunications Service 


MCI Worldcom Inc. 


2-25% 


-3-74% 


Telecommunications Service 


SBC Commimications Inc. 


1.55% 


-7.38% 


Textile 


Springs Industries Inc. 


0.11% 


0.67% 


Thrift 


Fannie Mae 


1.63% 


-6-29% 


Tire &; Rubber 


Goodyear Tire & Rubber Co. 


0.19% 


-16.85% 


Tobacco 


Philip Morris Companies Inc. 


0.79% 


-10-55% 


Toiletries / Cosme tics 


Gillette Company 


0.19% 


2.65% 


Trucking & Transport Leasing 


Hertz Corp. 


0.32% 


18.46% 


Water Utility 


American Water Works Inc. 


0.10% 


-16.87% 



Figure 10b 
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